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dimension  in  the  analysis  of  series.  Given  a sero  mean  stationary  We  concentrate  on  showing  how  the  autoregressive  approximant 


where  R (•)  ifl  a covariance  function.  Indeed,  even  though  arrived 


Whence  the  eatimetor  of  the  epectral  deneity  e at  i met  or 


•re  eeymptoticaUy  (T  ->  “)  independent  and 
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Autoregression* 


TMi  is  not  aurpriaing  sine*  it  can  ba  ahown  that 


R taiduili  from  Raaraasion 


Co»  (Y(t).  Y(»))  = RU.t) 


Figure  ]4. 
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